
Local Government Inv Pool
Portfolio Management

January 31, 2015

State of Nevada

Portfolio Summary

% of
Portfolio

Book
ValueInvestments

Market
Value

Par
Value

Days to
MaturityTerm

YTM
365 Equiv.

Money-Market Mutual Funds 58,472,817.55 111.32 0.010158,472,817.5558,472,817.55
Negotiable Certificates of Deposit 15,000,000.00 1932.90 0.25919115,000,000.0015,000,000.00
Commercial Paper 57,996,541.11 3711.23 0.0991857,996,391.7058,000,000.00
U.S. Agency - Coupon Notes 242,776,144.24 21547.00 0.13299242,770,001.00242,750,000.00
U.S. Agency - Discount Notes 142,345,395.50 12227.55 0.08855142,357,036.21142,367,000.00

516,590,898.40 100.00%
Investments

516,596,246.46516,589,817.55 144 69 0.106

Cash and Accrued Interest

516,613,424.10Total Cash and Investments
22,525.70Subtotal
22,525.70

516,618,772.16516,589,817.55

22,525.70

22,525.70

144 69 0.106

Accrued Interest at Purchase

Current Year
January 31

38,638.98
Fiscal Year To Date

250,354.75

Average Daily Balance

Effective Rate of Return

478,223,418.33 463,746,307.61

0.09%0.10%

Total Earnings Month Ending

__________________________________________________     ____________________
Local Government Inv Pool,

Portfolio LGIP
AP

Reporting period 01/01/2015-01/31/2015

Run Date: 02/25/2015 - 15:47 PM (PRF_PM1) 7.3.0
Report Ver. 7.3.5
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January 31, 2015
Portfolio Details - Investments

Average
BalanceIssuer

Portfolio Management
Local Government Inv Pool

YTM
365TermCUSIP Investment #

Purchase
Date

Money-Market Mutual Funds

1Money MarketL9999 58,472,817.55 58,472,817.55 0.01058,472,817.55 1WF MMKT-LGIP 0.010

58,472,817.55 158,472,817.5558,472,817.5547,660,039.52Subtotal and Average 1 0.010

Negotiable Certificates of Deposit

191Toronto Dominion BankL150226 15,000,000.00 15,000,000.00 08/11/20150.25501/30/2015 15,000,000.00 19389113ECB0 0.259

15,000,000.00 19315,000,000.0015,000,000.0015,000,000.00Subtotal and Average 191 0.259

Commercial Paper

24Coca Cola CoL150151 3,000,000.00 2,999,780.00 02/25/20150.11012/02/2014 2,999,813.70 8519121BPR4 0.112
12Colgate-Palmolive CoL150216 15,000,000.00 14,999,650.00 02/13/20150.07001/20/2015 14,999,709.00 2419416FPD0 0.071
57Emerson Electric CoL150193 10,000,000.00 9,997,783.33 03/30/20150.14012/30/2014 9,998,214.00 9029101BQW5 0.142

8Emerson Electric CoL150215 10,000,000.00 9,999,800.00 02/09/20150.09001/20/2015 9,999,778.00 2029101BP97 0.091
8Illinois Tool WorksL150211 10,000,000.00 9,999,777.78 02/09/20150.10001/15/2015 9,999,305.00 254523EMP98 0.101
9Illinois Tool WorksL150214 10,000,000.00 9,999,750.00 02/10/20150.10001/20/2015 9,999,572.00 214523EMPA5 0.101

57,996,541.11 3757,996,391.7058,000,000.0055,879,744.74Subtotal and Average 18 0.099

U.S. Agency - Coupon Notes

57Federal Farm Credit BankL150018 4,875,000.00 4,878,856.57 03/30/20150.62507/30/2014 4,879,143.75 2433133EAKE7 0.142
16Federal Farm Credit BankL150027 4,000,000.00 4,000,599.58 02/17/20150.45008/07/2014 4,000,640.00 1943133EADP0 0.113
89Federal Farm Credit BankL150043 5,000,000.00 5,004,411.79 05/01/20150.50008/19/2014 5,004,750.00 2553133EANJ3 0.147

260Federal Farm Credit BankL150223 2,505,000.00 2,505,673.53 10/19/20150.24001/28/2015 2,505,501.00 2643133EDNL2 0.202
19Federal Home Loan BankL140418 10,000,000.00 9,999,934.43 02/20/20150.10005/21/2014 9,999,900.00 2753130A1Z50 0.112
22Federal Home Loan BankL140424 5,000,000.00 4,999,931.32 02/23/20150.09005/30/2014 4,999,900.00 2693130A23U8 0.112
22Federal Home Loan BankL140425 10,000,000.00 9,999,862.65 02/23/20150.09005/30/2014 9,999,800.00 2693130A23U8 0.112
26Federal Home Loan BankL140447 16,500,000.00 16,499,733.91 02/27/20150.09006/30/2014 16,499,670.00 2423130A26J0 0.112
18Federal Home Loan BankL150023 10,000,000.00 9,999,913.45 02/19/20150.10008/01/2014 9,999,900.00 2023130A1Z27 0.117
87Federal Home Loan BankL150044 2,500,000.00 2,500,450.60 04/29/20150.21008/20/2014 2,500,625.00 2523130A0RA0 0.136
38Federal Home Loan BankL150047 3,600,000.00 3,599,913.17 03/11/20150.10008/22/2014 3,599,928.00 2013130A2DE3 0.122
36Federal Home Loan BankL150050 2,500,000.00 2,499,931.09 03/09/20150.10008/26/2014 2,499,950.00 1953130A2D52 0.126
29Federal Home Loan BankL150052 10,000,000.00 10,000,291.45 03/02/20150.14008/27/2014 10,000,100.00 1873130A1FG8 0.106
29Federal Home Loan BankL150056 10,000,000.00 10,000,291.40 03/02/20150.14008/28/2014 10,000,100.00 1863130A1FG8 0.106

131Federal Home Loan BankL150063 5,750,000.00 5,757,284.18 06/12/20150.50009/09/2014 5,756,440.00 276313379ER6 0.152
40Federal Home Loan BankL150067 2,000,000.00 2,000,639.98 03/13/20150.37509/12/2014 2,000,540.00 182313376ZQ1 0.101
40Federal Home Loan BankL150068 1,320,000.00 1,320,407.38 03/13/20150.37509/12/2014 1,320,356.40 182313376ZQ1 0.110
19Federal Home Loan BankL150072 6,340,000.00 6,340,613.69 02/20/20150.25009/22/2014 6,340,443.80 151313381YP4 0.067
72Federal Home Loan BankL150073 5,000,000.00 5,000,140.92 04/14/20150.12509/23/2014 4,999,950.00 2033130A1PG7 0.111

Portfolio LGIP
AP

Run Date: 02/25/2015 - 15:47 PM (PRF_PM2) 7.3.0

Report Ver. 7.3.5
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U.S. Agency - Coupon Notes

103Federal Home Loan BankL150074 10,000,000.00 9,999,820.69 05/15/20150.12509/23/2014 10,000,400.00 2343130A1ZN1 0.131
109Federal Home Loan BankL150081 10,000,000.00 10,000,428.57 05/21/20150.12509/30/2014 10,000,200.00 2333130A23V6 0.111
117Federal Home Loan BankL150095 5,000,000.00 5,000,396.86 05/29/20150.12510/16/2014 4,999,900.00 2253130A26Q4 0.101

89Federal Home Loan BankL150096 3,000,000.00 3,000,187.39 05/01/20150.12510/17/2014 2,999,820.00 1963130A1UQ9 0.100
166Federal Home Loan BankL150103 5,000,000.00 4,999,613.95 07/17/20150.12510/29/2014 4,997,950.00 2613130A2MC7 0.142
178Federal Home Loan BankL150107 3,000,000.00 3,001,985.13 07/29/20150.28010/30/2014 3,001,440.00 2723130A0QG8 0.146
149Federal Home Loan BankL150133 5,000,000.00 5,000,798.94 06/30/20150.17011/19/2014 5,000,650.00 2233130A2FW1 0.131
135Federal Home Loan BankL150136 5,000,000.00 4,999,882.04 06/16/20150.12511/20/2014 4,999,250.00 2083130A2EK8 0.131
138Federal Home Loan BankL150160 6,175,000.00 6,174,956.30 06/19/20150.13012/04/2014 6,175,370.50 1973130A2BS4 0.132

80Federal Home Loan BankL150173 5,000,000.00 4,999,319.23 04/22/20150.07012/10/2014 4,999,250.00 1333130A3CZ5 0.131
127Federal Home Loan BankL150186 8,600,000.00 8,598,275.47 06/08/20150.12512/17/2014 8,600,516.00 1733130A2CL8 0.182
100Federal Home Loan BankL150195 5,000,000.00 4,999,566.32 05/12/20150.09012/31/2014 5,000,000.00 1323130A3GW8 0.121
100Federal Home Loan BankL150197 10,000,000.00 9,999,300.77 05/12/20150.10001/02/2015 9,999,900.00 1303130A3GN8 0.125
131Federal Home Loan BankL150218 13,000,000.00 12,999,758.44 06/12/20150.12001/21/2015 12,999,090.00 1423130A3W34 0.125
131Federal Home Loan BankL150219 1,780,000.00 1,782,388.93 06/12/20150.50001/22/2015 1,781,993.60 141313379ER6 0.131
295Federal Home Loan BankL150225 10,000,000.00 10,000,198.64 11/23/20150.22001/29/2015 9,998,900.00 2983130A23R5 0.218
268Federal Home Loan BankL150227 10,000,000.00 9,998,405.99 10/27/20150.18001/30/2015 9,996,000.00 2703130A3Z31 0.202
229Federal Home Loan BankL150228 3,500,000.00 3,500,402.48 09/18/20150.20001/30/2015 3,500,840.00 2313130A33A0 0.182
240Federal Home Loan BankL150230 1,320,000.00 1,320,065.72 09/29/20150.19001/30/2015 1,319,947.20 2423130A2XA9 0.182

75Federal Home Loan Mtg CorpL150220 3,450,000.00 3,452,807.08 04/17/20150.50001/22/2015 3,452,415.00 853137EADD8 0.114
215Federal Home Loan Mtg CorpL150229 1,035,000.00 1,036,637.96 09/04/20150.45001/30/2015 1,036,500.75 2173134G3J76 0.182
263Federal National Mtg AssnL150224 1,000,000.00 1,002,066.25 10/22/20150.50001/28/2015 1,002,030.00 2673135G0QB2 0.215

242,776,144.24 215242,770,001.00242,750,000.00219,732,567.06Subtotal and Average 99 0.132

U.S. Agency - Discount Notes

5Federal Home Loan BankL150037 9,153,000.00 9,152,877.96 02/06/20150.09608/15/2014 9,153,000.00 175313384BN8 0.099
26Federal Home Loan BankL150057 7,750,000.00 7,749,457.07 02/27/20150.09708/29/2014 7,749,922.50 182313384CK3 0.100
16Federal Home Loan BankL150108 5,750,000.00 5,749,821.11 02/17/20150.07010/30/2014 5,749,942.50 110313384BZ1 0.072
47Federal Home Loan BankL150109 7,000,000.00 6,999,360.28 03/20/20150.07010/30/2014 6,999,720.00 141313384DG1 0.072
87Federal Home Loan BankL150110 19,770,000.00 19,765,652.25 04/29/20150.09110/30/2014 19,768,023.00 181313384EY1 0.094
59Federal Home Loan BankL150139 5,000,000.00 4,999,164.17 04/01/20150.10211/21/2014 4,999,164.17 131313384DU0B 0.105
75Federal Home Loan BankL150143 5,000,000.00 4,998,906.25 04/17/20150.10511/25/2014 4,999,550.00 143313384EL9 0.108
75Federal Home Loan BankL150145 5,000,000.00 4,998,906.25 04/17/20150.10511/26/2014 4,999,550.00 142313384EL9 0.108
75Federal Home Loan BankL150146 5,000,000.00 4,998,906.25 04/17/20150.10511/26/2014 4,999,550.00 142313384EL9 0.108
52Federal Home Loan BankL150148 5,400,000.00 5,399,298.00 03/25/20150.09012/01/2014 5,399,784.00 114313384DM8 0.093
75Federal Home Loan BankL150159 9,594,000.00 9,591,801.38 04/17/20150.11012/04/2014 9,593,136.54 134313384EL9 0.113

Portfolio LGIP
AP

Run Date: 02/25/2015 - 15:47 PM (PRF_PM2) 7.3.0



Days to
Maturity

Page 3

Par Value Book Value
Maturity

Date
Stated

RateMarket Value

January 31, 2015
Portfolio Details - Investments

Average
BalanceIssuer

Portfolio Management
Local Government Inv Pool

YTM
365TermCUSIP Investment #

Purchase
Date

U.S. Agency - Discount Notes

57Federal Home Loan BankL150161 5,000,000.00 4,999,129.17 03/30/20150.11012/04/2014 4,999,800.00 116313384DS5 0.113
110Federal Home Loan BankL150164 5,000,000.00 4,998,013.89 05/22/20150.13012/05/2014 4,999,100.00 168313384FX2 0.134
138Federal Home Loan BankL150199 9,950,000.00 9,945,232.29 06/19/20150.12501/05/2015 9,947,313.50 165313384HB8 0.129

47Federal Home Loan BankL150206 8,000,000.00 7,999,373.34 03/20/20150.06001/09/2015 7,999,680.00 70313384DG1 0.062
16Federal Home Loan BankL150207 10,000,000.00 9,999,866.67 02/17/20150.03001/13/2015 9,999,900.00 35313384BZ1 0.031

9Federal Home Loan BankL150217 10,000,000.00 9,999,862.50 02/10/20150.05501/21/2015 10,000,000.00 20313384BS7 0.057
16Federal Home Loan Mtg CorpL150208 5,000,000.00 4,999,877.78 02/17/20150.05501/13/2015 4,999,950.00 35313396BZ5 0.057
16Federal National Mtg AssnL150221 5,000,000.00 4,999,888.89 02/17/20150.05001/26/2015 4,999,950.00 22313588BZ7 0.051

142,345,395.50 122142,357,036.21142,367,000.00135,606,486.37Subtotal and Average 55 0.088

U.S. Treasury Bills

4,344,580.65Subtotal and Average

144478,223,418.33 516,589,817.55 69 0.106516,596,246.46 516,590,898.40Total and Average

Portfolio LGIP
AP

Run Date: 02/25/2015 - 15:47 PM (PRF_PM2) 7.3.0
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Purchase
Date

0.00

144478,223,418.33 516,589,817.55 69 0.106

0 0
22,525.70
22,525.70

22,525.70
22,525.70

Subtotal
Accrued Interest at PurchaseAverage Balance

516,618,772.16 516,613,424.10Total Cash and Investments

Portfolio LGIP
AP

Run Date: 02/25/2015 - 15:47 PM (PRF_PM2) 7.3.0


